HCH - TIMEFOLIO O|3S&P500UE| &

ra
do
1=
2
re

72y & 0j==(1) 0 &(2) =EX|M(1-2)
M FIXR|F ME 0 0 0 B
A FIX| 5 ME 1,800 0 1,800 ZhLY
Al 1,800 0 1,800
2. THAME 720 W2 27| &=

400,000,000 J g

300,000,000
200,000,000
100,000,000
o
-100,000,000
-200,000,000
-300,000,000

3. AlLt2| 20| ozt £H T

4. Z| &4 2N (VaR : 99%, 10Y)
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C ™ . TIMEFOLIO O] LtAEHQOUE|E

(EHel: worel)
72y & 0j==(1) 0 &(2) =EX|M(1-2)
M3 IR ME 0 0 (] Ehff
A FIX| 5 ME 1,622 0 1,622 |
A 1,622 0 1,622
2. THAME 720 W2 27| &=
300,000,000 -
200,000,000
100,000,000
O
-100,000,000
-200,000,000
-300,000,000 ~ A~
(EH: kel
3. AlLt2|28H0] o5t &QHE 250
(RIS
4. Z|ci&=A 3% (VaR : 99%, 10¥) 233
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